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t∈N
ϕ (t, Z (t))
)
,
@B-;48;
ϕ (t, z) =ϕ (t) +
∫
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∫
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∫
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∫
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∫
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∫
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∫
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,
m
|ϕ̂ (ν)|2 µ eN (dν)
@B-;4K;
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∫
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ĝ (ν) =
E
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F̂ (ν, Z)
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ϕ (t, z)
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ϕ (t, z) =
∫
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m
h (s− t, z) g (s) ds+ F (t, z) .
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E
[∫
,
m
|ϕ (t, Z)| dt
]
≤ E
[∫
,
m
|F (t, Z)| dt
]
+E
[∫
,
m
|h (t, Z)| dt
] ∫
,
m
|g (t)| dt <∞
s;93501K;
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F, h ∈ L1' (`×Q)
`),.-0;48;	M=548;
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ϕ̂ (ν, z) ∈ L2' (`×Q)
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>&6K/<6e5]
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[∫
,
m
|ϕ (t, Z)|2 dt
]
= E
[∫
,
m
|ϕ̂ (ν, Z)|2 dν
]
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ϕ̂ (ν, z) = hˆ (ν, z)
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ϕ̂ (ν, z) = F̂ (ν, z) +
hˆ (ν, z)∗E
[
F̂ (ν, Z)
]
1−E
[
hˆ (ν, Z)
∗
] · T%¶&W
· ;17-=@ 6K-036
ϕ̂ (ν, z) ∈ L2' (`×Q)
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m
h (t, Z) e2ipiνtdt
∣∣∣∣2
]
≤ E
[∣∣∣∣∫
,
m
h (t, Z) dt
∣∣∣∣2
]
3V\0>/<6K;9=5>0176835>D6T%s&e~-"e&I=68-;1K/Q1TªDµ5W7W	]H/<>0?;I;>0?H;>&6=M
ν
`
®L`b,.-/Q1/Q1ﬁ9:<; 348:<eA3I34K6K/Q9	:Q34ﬁ9351K;=Mt`¸·);>0=6K;M=54MH6848;4K;M;48;>09;6K-036ﬁ/2>)68-/Q1ﬁ93D17;68-;
M=5:2:2=@B/<>P-=D:2?01f
ϕ̂(ν, z) = f̂(ν)
1 + ĥ∗(ν, z)
1−E
[
ĥ∗(ν, Z)
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µN (dν) =
1∣∣∣1−E [hˆ(ν, Z)]∣∣∣2
[
µ0(dν) + λ
′dν + λ
}x
(
hˆ(ν, Z)dν
)]
,
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¸mxKm
λ = λ0/(1 − ρ)
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 m) ∩ L2' (
 m)
gG|0G
v}vdvmg	{ow|Hvjk%{ {

	)
g}vkQgn*m	g
E [ϕ(·, Z)] ∈ BN0

þ   Sx
(


(
YZ 
¢

%
aﬀzq
%

(&
Q]N.

%
 .aé^
&ﬀ

(
PXQ
'

£
.xK{{

b;	6
ϕ
s;X68-;17=D:<6K/2=5>=MBTª &W`
∫
,
m
∫
K
ϕ(t, z)M
′
(dt× dz) =
∫
,
m
∫
K
ϕ(t, z)
(
N
′
(dt× dz)− λ′(t)Q(dz)dt
)
=
∫
,
m
∫
K
ϕ(t, z)N
′
(dt× dz)−
∫
,
m
∫
K
ϕ(t, z)λ′(t)Q(dz)dt.
t:Q17=]
∫
,
m
∫
K
ϕ(t, z)λ′(t)Q(dz)dt =
∫
,
m
∫
K
ϕ(t, z)
(∫
,
m
∫
K
h(t− s, z′)N(ds× dz′)
)
Q(dz)dt
=
∫
,
m×
,
m×K
h(t− s, z′)E [ϕ(t, Z)] dtN(ds× dz′)
=
∫
,
m
∫
K
(
hˇ(s− ·, z′) ∗E [ϕ(·, Z)]
)
(s)N(ds× dz′).
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N = N
′
+N0
]
∫
,
m
∫
K
ϕ(t, z)M
′
(dt× dz) =
∫
,
m
∫
K
(
ϕ(t, z)−
(
hˇ(t− ·, z) ∗E [ϕ(·, Z)]
)
(t)
)
N(dt× dz)
−
∫
,
m
∫
K
ϕ(t, z)N0(dt× dz).
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f ∈ L1' (
 m)∩L2' (
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ϕ(t, z)
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-03^q5; ∫
,
m
∫
K
ϕ(t, z)M
′
(dt× dz) +
∫
,
m
∫
K
ϕ(t, z)N0(dt× dz) =
∫
,
m
f(t)N(dt).
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(∫
,
m
∫
K
ϕ(t, z)M
′
(dt× dz)
)
= λ′
∫
,
m
E
[
|ϕ(t, Z)|2
]
dt = λ′
∫
,
m
E
[
|ϕ̂(ν, Z)|2
]
dν.
%t=@]
E
[∫
,
m
∫
K
ϕ(t, z)M
′
(dt× dz)
∫
,
m
∫
K
ϕ(t, z)N0(dt× dz)
]
= E
[
E
[∫
,
m
∫
K
ϕ(t, z)M
′
(dt× dz)
∣∣∣∣F0] ∫
,
m
∫
K
ϕ(t, z)N0(dt× dz)
]
= 0.
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48;	M=D4K;D]
¼354
(∫
,
m
∫
K
ϕ(t, z)M
′
(dt× dz) +
∫
,
m
∫
K
ϕ(t, z)N0(dt× dz)
)
=
¼354
(∫
,
m
∫
K
ϕ(t, z)M
′
(dt× dz)
)
+
¼354
(∫
,
m
∫
K
ϕ(t, z)N0(dt× dz)
)
=
λ′
∫
,
m
E
[
|ϕ(t, Z)|2
]
dt+
¼354
(∫
,
m
∫
K
ϕ(t, z)N0(dt× dz)
)
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(∫
,
m
∫
K
ϕ(t, z)N0(dt× dz)
)
=
∫
,
m
|E [ϕ̂(ν, Z)]|
2
µ0(dν) + λ0
∫
,
m
¼354
(ϕ̂(ν, Z)) dν.
£*=5YVs/2>/<>0PV68-;3s=q5;D]"@*;X-03^qD;
¼34
(∫
,
m
f(t)N(dt)
)
= λ′
∫
,
m
E
[
|ϕ̂(ν, Z)|2
]
dν +
∫
,
m
|E [ϕ̂(ν, Z)] |2µ0(dν)
+ λ0
∫
,
m
¼354
(ϕ̂(ν, Z)) dν
= A+B + C.
®deU=D4KYV:Q3T¶5¯&W]
A = λ′
∫
,
m
|f̂(ν)|2
1 +
¼34
(
hˆ(ν, Z)
)
|1−E
[
hˆ(ν, Z)
]
|2
dν,
B =
∫
,
m
|f̂(ν)|2
1
|1−E
[
hˆ(ν, Z)
]
|2
µ0(dν),
C =
∫
,
m
|f̂(ν)|2λ0
¼34
(
hˆ(ν, Z)
)
|1−E
[
hˆ(ν, Z)
]
|2
dν.
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λ′ = ρλ0/(1− ρ)
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f ∈ L1' (
 
m) ∩ L2' (
 
m)
]
¼34
(∫
,
m
f(t)N(dt)
)
=
∫
,
m
|f̂(ν)|2
 1
|1−E
[
hˆ(ν, Z)
]
|2
(µ0(dν) + λ′dν + λ ¼354 (hˆ(ν, Z)) dν) ,
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3D17;
h(t, Z) = h(t),
hˆ(ν, Z) = hˆ(ν)
]3>0?~@*;X-03^qD;
µN (dν) =
1
|1− hˆ(ν)|2
[µ0(dν) + λ
′dν] .
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α + λ′ = λ
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λdν
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X(t) =
∑
s∈N
α(t − s, Z(s)).
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X(t) =
∑
n∈ '
α(t− Tn, Zn).
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h(t, z) = β1[0,z](t),
3>0?
α(t, z) = 1[0,z](t).
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∑
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1(−∞,t](Tn)1(t,+∞)(Tn + Zn)
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F (s, z) =
∫
,
m α(t− s, z)f (t) dt
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E[ϕ(·, Z)] ∈ BN0
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 
m)vm J{G"m	xXgji0m8vjxK}ozCmG}^g|HxKm
µX
kQgJ5k ^m ﬃCvm+m	ix8mgGgk%{
∣∣∣1−E [hˆ (ν, Z)]∣∣∣2 µX(dν) = |E [α̂ (ν, Z)]|2(µ0 (dν) + ρλ0
1− ρ
dν
)
λ0
1− ρ
Var
{
α̂ (ν, Z)
(
1−E
[
hˆ (ν, Z)
])
+ hˆ (ν, Z)E [α̂ (ν, Z)]
}
dν.
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(∫
,
m
f (t)X (t) dt
)
=
∫
,
m
∣∣∣f̂ (ν)∣∣∣2 µX (dν) . T ﬃﬂ&W
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∫
,
m
f (t)X (t) dt =
∫
,
m
f (t)
(∫
,
m
∫
K
α(t− s, z)N(ds× dz)
)
dt
=
∫
,
m
∫
K
F (s, z)N(ds× dz),
@B-;4K;
F (s, z) =
∫
,
m
α(t− s, z)f (t) dt
= (αˇ (·, z) ∗ f) (s)
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(∫
,
m
∫
K
F (s, z)N(ds× dz)
)
=
∫
,
m
∣∣∣f̂ (ν)∣∣∣2 µX (dν) .
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∫
,
m
∫
K
F (s, z)N (ds× dz) =
∫
,
m
∫
K
ϕ (t, z)M
′
(dt× dz) +
∫
,
m
∫
K
ϕ (t, z)N0 (dt× dz) .
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